INTRODUCTION '
After L. Schwartz discussed in [1] the restriction of semimartingales to a random open set, P.A. Meyer [2] gave a definition of semimartingales in a random open set. This was discussed again by L. Schwartz [3] from the point of view of formal measures. A number of fine results, specially for the case of continuous semimartingales, have been proved since the definitions were given ( see [3] , and the recent reference [7] ~ ).
The purpose of this paper is to extend to semimartingales in a predictable random open set as much of the classical theory of semimartingales as possible, following the lines of L. Schwartz and P.A. Meyer . The restriction of predictability is rather strong, but no restriction will be placed on the semimartingale itself. We follow systematically an idea due to L. Schwartz, which consists in neglecting locally constant processes in the random open set A. ,Then we can define pseudo-adapted processes in A, local pseudo-martingales, pseudo-semimartingales, etc. and prove for instance a decomposition result for pseudo-semimartingales,into a local pseudo-martingale part and a pseudo-adapted process of finite variation in A. This terminology is rather heavy, but if the reader is willing to make a slight effort of abstraction, and to deal with equivalence classes of processes in A modulo locally constant processes ( these classes will be called pseudo-processes ), then the prefix pseudo-will disappear from all other places, and all the definitions of adaptation, semimartingales, local martingales... for pseudo processes will appear as natural extensions of the classical ones.
The main application of this theory, and in fact the reason This section should be considered exposi.tory, since we had few results on this subject, and the principal result is borrowed from [7] . However, the reference [7] may not be easily available to the readers of this seminar, and therefore it may be useful to give a somewhat complete description of the subject. Let 
